STATE OF ILLINOIS

OFFICE OF THE TREASURER

Inventory Report
Position holdings as of April 29, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO0053 Bmo Capital Markets 5/2/2016 0.260 150,000,000.00 150,000,000.00
99BNS0053 Bank Of Nova Scotia 5/2/2016 0.270 300,000,000.00 300,000,000.00
99HSBCO0053 Hsbc 5/2/2016 0.240 1,000,000,000.00 1,000,000,000.00
99SNT0053 Suntrust 5/2/2016 0.320 100,000,000.00 100,000,000.00
99WFC0053 Wells Fargo 5/2/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,600,000,000.00 1,600,000,000.00
COMMERCIAL PAPER
00084BEH3 Abn Amro 5/17/2016 0.611 23,093,737.33 23,095,495.50
00084BF25 Abn Amro 6/2/2016 0.621 17,990,080.00 17,992,945.08
00084BFG4 Abn Amro 6/16/2016 0.611 19,984,411.11 19,988,426.60
00084BFT6 Abn Amro 6/27/2016 0.601 14,985,750.00 14,988,962.10
00084BFV1 Abn Amro 6/29/2016 0.601 49,950,833.33 49,961,705.50
00282CES7 Abbott Laboratories 5/26/2016 0.640 39,982,222.22 39,980,800.00
00282CET5 Abbott Laboratories 5/27/2016 0.570 39,983,533.33 39,979,995.60
00282CF15 Abbott Laboratories 6/1/2016 0.651 24,986,006.95 24,985,012.50
00282CFL1 Abbott Laboratories 6/20/2016 0.621 47,459,097.22 47,453,070.00
01854VE28 Alliance Bernstein 5/2/2016 0.450 44,999,437.50 44,998,631.10
03785DGJ9 Apple 7/18/2016 0.450 39,961,000.00 39,959,733.20
03948GE25 Archer Daniels Midland 5/2/2016 0.400 49,999,444.44 49,998,479.00
03948GE90 Archer Daniels Midland 5/9/2016 0.370 48,995,971.11 48,994,909.39
03948GEKS5 Archer Daniels Midland 5/19/2016 0.400 49,990,000.00 49,988,972.00
03948GEX7 Archer Daniels Midland 5/31/2016 0.440 19,992,666.67 19,992,657.80
0556C2E66 Bmw 5/6/2016 0.360 24,998,750.00 24,998,201.50
0556C2FL2 Bmw 6/20/2016 0.450 33,978,750.00 33,978,440.26
24422LEL3 John Deere Capital 5/20/2016 0.400 34,992,611.12 34,991,016.55
2546R2FH4 Walt Disney Co. 6/17/2016 0.471 39,975,455.56 39,974,792.40
40434PEA0 HSBC USA, Inc. 5/10/2016 0.581 24,996,375.00 24,997,303.50
40434PFA9 HSBC USA, Inc. 6/10/2016 0.581 24,983,888.89 24,986,991.75
42786 TE38 Hershey 5/3/2016 0.390 39,999,133.33 39,998,600.00
42786 TEH7 Hershey 5/17/2016 0.400 22,496,000.00 22,495,668.75
4497WOEQ7 ING Funding LLC 5/24/2016 0.611 45,982,072.78 45,986,487.50
4497WOFM5 ING Funding LLC 6/21/2016 0.581 49,958,916.66 49,962,532.00
64105GGT5 Nestle Capital Corp. 7127/2016 0.541 49,934,750.00 49,931,025.00
6698M4E24 Novartis 5/2/2016 0.430 22,999,725.28 22,999,357.84
6698M4EG3 Novartis 5/16/2016 0.460 47,990,800.00 47,991,908.16
6698M4EH1 Novartis 5/17/2016 0.400 39,992,888.89 39,992,800.00
69372AFL1 Paccar 6/20/2016 0.501 10,092,986.10 10,093,595.49
71344TES7 Pepsico 5/5/2016 0.360 14,999,400.00 14,999,187.45



T1344TFG2
71708EEB7
71708EFA8
82619TE45
89116EF16

Pepsico

Pfizer, Inc.

Pfizer, Inc.
Siemens Capital
Toronto Dominion

TOTAL COMMERCIAL PAPER

912828F47
912828F88
912828G46
912828H29
912828H78
912828K41

United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note

TOTAL U.S. TREASURY NOTES

3130A3J70
3130A5FQ7
3130A5FW4
3130A5PP8
3130A5RA9
3130A5XU8
3130A6BD8
3130A7AGO
3130A7JQ9

Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank

TOTAL FHLB DEBENTURES

313384B32
313384D89
313384D97
313384G52
3133842Q5
313384zS1
313384ZX0

Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank

TOTAL FHLB DISCOUNT NOTES

3137EADS5

Federal Home Loan Mortgage Corporation

TOTAL FHLMC DEBENTURES

313396XY4

Federal Home Loan Mortgage Corporation

TOTAL FHLMC DISCOUNT NOTES

313588A47
313588YC3

Federal National Mortgage Association
Federal National Mortgage Association

6/16/2016
5/11/2016
6/10/2016
5/4/2016
6/1/2016

U.S. TREASURY NOTES
9/30/2016
10/31/2016
11/30/2016
12/31/2016
1/31/2017
4/30/2016

FHLB DEBENTURES

11/23/2016

6/17/2016

6/17/2016

7115/2016

6/20/2016

8/12/2016

9/9/2016

5/8/2016

3/30/2017

EHLB DISCOUNT NOTES

8/8/2016
8/29/2016
8/30/2016
9/19/2016
7/20/2016
712212016
712712016

EHLMC DEBENTURES
10/14/2016

EHLMC DISCOUNT NOTES

6/10/2016

ENMA DISCOUNT NOTES

8/1/2016
6/14/2016

0.400
0.476
0.471
0.410
0.370

0.418
0.526
0.574
0.625
0.634
0.328

0.625
0.350
0.400
0.420
0.375
0.430
0.510
0.569
0.414

0.562
0.552
0.552
0.501
0.501
0.501
0.511

0.581

0.370

0.402
0.370

49,974,444.44
60,991,936.11
49,973,888.89
49,998,291.67
59,980,883.33

49,969,333.50
60,993,391.87
49,975,850.00
49,997,659.50
59,976,019.80

1,331,646,139.26

1,331,649,958.19

24,999,263.26 25,010,250.00
24,981,318.86 24,994,150.00
49,966,294.97 50,005,850.00
25,000,000.00 25,016,600.00
49,935,213.86 49,988,300.00
15,000,000.00 14,999,385.00
189,882,090.95 190,014,535.00
15,000,000.00 15,008,475.00
25,000,000.00 25,001,550.00
25,000,000.00 25,002,900.00
25,000,000.00 25,003,900.00
25,000,000.00 25,002,450.00
25,000,000.00 25,016,500.00
25,000,000.00 25,002,825.00
10,000,000.00 10,005,510.00
15,000,000.00 15,005,235.00
190,000,000.00 190,049,345.00

9,984,600.00 9,990,740.00
19,963,333.34 19,977,520.00
19,963,027.78 19,977,340.00
24,951,041.67 24,963,050.00
27,389,533.31 27,400,751.16
49,943,055.56 49,964,000.00
19,975,350.00 19,984,720.00

172,169,941.66

172,258,121.16

50,066,379.70 50,076,350.00
50,066,379.70 50,076,350.00
39,983,555.57 39,987,640.00
39,983,555.57 39,987,640.00
24,974,444.45 24,978,525.00
39,981,911.11 39,986,400.00



313588ZN8

Federal National Mortgage Association

TOTAL FNMA DISCOUNT NOTES

3133EE4G2

Federal Farm Credit Bank

TOTAL FFCB DEBENTURES

313312E97
313312N97
313312P95
313312S50
313312592
313312WT3
313312YE4
3133127V5

Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank

7/18/2016

EECB DEBENTURES
8/11/2016

EECB DISCOUNT NOTES

9/7/2016
11/10/2016
11/18/2016

12/8/2016
12/12/2016
5/12/2016
6/16/2016
7/25/2016

0.401

0.400

0.501
0.542
0.639
0.663
0.653
0.301
0.381
0.412

TOTAL FFCB DISCOUNT NOTES

4581X0CJ5

459052D86

459058DS9

FOREIGN GOVERNMENT AGENCY ISSUES

Inter-American Development Bank 9/12/2016 0.690
International Bank for Reconstruction and
Development 8/29/2016 0.511

International Bank for Reconstruction and

Development 10/14/2016 0.679

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791
61747C707
825252885

MONEY MARKET FUNDS

Legg Mason Western Asset Inst Gov't 4/30/2016 0.270
Morgan Stanley Lig Govt Inst 4/30/2016 0.241
Short-term Invts Tr Gov Agn Instl 4/30/2016 0.252

TOTAL MONEY MARKET FUNDS

REPORT TOTAL

24,978,333.40 24,982,900.00
89,934,688.96 89,947,825.00
25,000,000.00 25,002,475.00
25,000,000.00 25,002,475.00
24,955,208.33 24,966,225.00
19,942,100.00 19,953,060.00
39,857,904.16 39,902,240.00
24,898,708.33 24,929,725.00
14,939,062.50 14,957,070.00
24,997,708.33 24,998,275.00
24,987,861.11 24,991,100.00
24,975,798.62 24,981,325.00
199,554,351.38 199,679,020.00
14,995,047.99 15,004,965.00
29,949,000.06 29,966,280.00
24,993,928.65 25,002,700.00
69,937,976.70 69,973,945.00
96,018,725.92 96,018,725.92
72,845,872.34 72,845,872.34
98,790,542.45 98,790,542.45

267,655,140.71

267,655,140.71

4,225,830,264.89

4,226,294,355.06




